Yield-X Derivatives Weekly Statistics Report

JSE Interest Rate Exchange From 2006/01/16 To 2006/01/20
Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
16/01/2006 GOVI On 02-February-06 jGovi 239.1400 238.5590 239.1370 238.5590 506.00
16/01/2006 GOVI On 04-May-06 jGovi 243.3400 242.7490 243.3390 242.7490 220.00
16/01/2006 GOVI On 03-August-06 jGovi 247.6200 247.0070 247.6200 247.0070 0.00
16/01/2006 GOVI On 02-November-06 jGovi 251.9300 251.3080 251.9280 251.3080 0.00
16/01/2006 J152 On 28-February-06 jSwap 7.1500 7.1510 0.0000 0.0000 0.00
16/01/2006 J153 On 31-August-10 jSwap 7.1300 7.1800 0.0157 0.0136 0.00
16/01/2006 J157 On 15-September-15 jSwap 7.3000 7.3420 0.0143 0.0114 0.00
16/01/2006 J186 On 21-December-26 jSwap 6.9300 6.9650 0.0624 0.0580 0.00
16/01/2006 J194 On 28-February-08 jSwap 7.0100 7.0670 0.0113 0.0100 0.00
16/01/2006 J201 On 22-December-14 jSwap 7.2900 7.3300 0.0141 0.0113 0.00
16/01/2006 J203 On 15-September-17 jSwap 7.2500 7.2960 0.0200 0.0165 0.00
16/01/2006 J204 On 21-December-18 jSwap 7.2500 7.2910 0.0212 0.0175 0.00
16/01/2006 J207 On 15-January-20 jSwap 7.2200 7.2540 0.0676 0.0686 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
16/01/2006 JBAR On 16-March-05 jBar 7.0000 7.0000 0.0000 0.0000 0.00
16/01/2006 JFRA On 02-February-06 jFra 7.0300 7.0210 0.0172 0.0172 0.00
16/01/2006 JFRA On 01-February-07 jFra 7.0000 7.0300 0.0171 0.0172 500.00
16/01/2006 JFRA On 04-May-06 jFra 6.7400 6.7740 0.0165 0.0166 0.00
16/01/2006 JFRA On 03-May-07 jFra 7.1000 7.1420 0.0174 0.0175 0.00
16/01/2006 JFRA On 03-August-06 jFra 6.7600 6.7870 0.0166 0.0166 0.00
16/01/2006 JFRA On 02-August-07 jFra 7.1800 7.2100 0.0176 0.0177 0.00
16/01/2006 JFRA On 02-November-06 jFra 6.8500 6.8840 0.0168 0.0169 0.00
16/01/2006 JFRA On 01-November-07 jFra 7.1900 7.2730 0.0189 0.0192 0.00
16/01/2006 JNO2 On 02-February-06 jNote 6.9800 7.0120 0.1301 0.1307 0.00
16/01/2006 JNO5 On 02-February-06 jNote 7.2900 7.3330 0.3043 0.3060 0.00
16/01/2006 JN10 On 02-February-06 jNote 7.3800 7.4240 0.5207 0.5227 0.00
16/01/2006 JROD On 31-January-06 jRod 6.6700 6.5340 0.0032 0.0031 0.00
16/01/2006 JROD On 28-February-06 jRod 6.7500 6.6140 0.0029 0.0029 0.00
16/01/2006 JROD On 31-March-06 jRod 6.8600 6.7270 0.0026 0.0026 0.00
16/01/2006 JROD On 28-April-06 jRod 6.8500 6.7790 0.0054 0.0054 0.00
16/01/2006 JROD On 31-May-06 jRod 6.9100 6.8400 0.0052 0.0052 0.00
16/01/2006 JROD On 30-June-06 jRod 6.9700 6.8960 0.0049 0.0049 0.00
16/01/2006 JROD On 31-July-06 jRod 6.9200 6.8770 0.0077 0.0077 0.00
16/01/2006 JROD On 31-August-06 jRod 6.9600 6.9110 0.0075 0.0074 0.00
16/01/2006 R153 On 02-February-06 Bond Future 7.1300 7.1840 128.2439 128.0044 267.00
16/01/2006 R153 On 04-May-06 Bond Future 7.1300 7.1880 123.9103 123.6625 0.00
16/01/2006 R153 On 03-August-06 Bond Future 7.1200 7.1900 126.0907 125.8331 0.00
16/01/2006 R153 On 02-February-06 8.00 Call Option on Bond Future 8999 7606 8999 7606 0.00
16/01/2006 R153 On 02-February-06 8.00 Put  Option on Bond Future 1573 2574 1573 2574 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
16/01/2006 R153 On 04-May-06 7.00 Call Option on Bond Future 20977 19425 20977 19425 0.00
16/01/2006 R153 On 04-May-06 7.00 Put  Option on Bond Future 5716 6642 5716 6642 0.00
16/01/2006 R153 On 04-May-06 7.75 Call  Option on Bond Future 28561 26706 28561 26706 0.00
16/01/2006 R153 On 04-May-06 7.75 Put  Option on Bond Future 3180 3803 3180 3803 0.00
16/01/2006 R153 On 04-May-06 7.75 Call  Option on Bond Future 37022 34928 37022 34928 0.00
16/01/2006 R153 On 04-May-06 7.75 Put  Option on Bond Future 1629 2013 1629 2013 0.00
16/01/2006 R153 On 04-May-06 9.25 Call  Option on Bond Future 46063 43800 46063 43800 0.00
16/01/2006 R153 On 04-May-06 9.00 Call  Option on Bond Future 46063 43800 46063 43800 0.00
16/01/2006 R153 On 04-May-06 8.75 Call  Option on Bond Future 46063 43800 46063 43800 0.00
16/01/2006 R153 On 04-May-06 8.25 Call  Option on Bond Future 46063 43800 46063 43800 0.00
16/01/2006 R153 On 04-May-06 7.75 Call  Option on Bond Future 46063 43800 46063 43800 0.00
16/01/2006 R153 On 04-May-06 9.25 Put  Option on Bond Future 766 981 766 981 20.00
16/01/2006 R153 On 04-May-06 9.00 Put  Option on Bond Future 766 981 766 981 20.00
16/01/2006 R153 On 04-May-06 8.75 Put  Option on Bond Future 766 981 766 981 20.00
16/01/2006 R153 On 04-May-06 8.25 Put  Option on Bond Future 766 981 766 981 20.00
16/01/2006 R153 On 04-May-06 7.75 Put  Option on Bond Future 766 981 766 981 20.00
16/01/2006 R153 On 02-February-06 8.00 Call Option on Bond Future 24646 22375 24646 22375 0.00
16/01/2006 R153 On 02-February-06 8.00 Put  Option on Bond Future 71 196 71 196 0.00
16/01/2006 R153 On 02-February-06 7.50 Call  Option on Bond Future 30943 28592 30943 28592 0.00
16/01/2006 R153 On 02-February-06 750 Put  Option on Bond Future 17 61 17 61 0.00
16/01/2006 R153 On 02-February-06 750 Call  Option on Bond Future 33044 30679 33044 30679 0.00
16/01/2006 R153 On 02-February-06 750 Put  Option on Bond Future 1" 40 1" 40 0.00
16/01/2006 R157 On 02-February-06 Bond Future 7.3000 7.3440 147.6551 147.2663 140.00
16/01/2006 R157 On 04-May-06 Bond Future 7.3100 7.3530 143.4315 143.0349 0.00
16/01/2006 R157 On 03-August-06 Bond Future 7.3100 7.3620 145.9580 145.5378 0.00
16/01/2006 R186 On 02-February-06 Bond Future 6.9700 7.0100 139.8897 139.3315 0.00
16/01/2006 R186 On 04-May-06 Bond Future 6.9700 7.0080 142.3481 141.7799 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
16/01/2006 R186 On 03-August-06 Bond Future 6.9600 7.0060 139.5569 138.9651 0.00
16/01/2006 R194 On 02-February-06 Bond Future 6.9700 7.0440 110.1223 109.9834 50.00
16/01/2006 R194 On 04-May-06 Bond Future 6.9500 7.0300 106.9913 106.8476 0.00
16/01/2006 R194 On 03-August-06 Bond Future 6.9100 7.0080 108.8735 108.7219 0.00
16/01/2006 R201 On 02-February-06 Bond Future 7.2900 7.3330 110.5664 110.2594 0.00
16/01/2006 R201 On 04-May-06 Bond Future 7.3000 7.3430 112.5094 112.1959 0.00
16/01/2006 R201 On 03-August-06 Bond Future 7.3000 7.3530 110.0752 109.7494 0.00
16/01/2006 R203 On 02-February-06 Bond Future 7.2700 7.3130 110.9012 110.5359 0.00
16/01/2006 R203 On 04-May-06 Bond Future 7.2700 7.3190 108.6882 108.3124 0.00
16/01/2006 R203 On 03-August-06 Bond Future 7.2800 7.3250 110.5934 110.2078 0.00
16/01/2006 R203 On 03-August-06 8.25 Call  Option on Bond Future 109782 106173 109782 106173 0.00
16/01/2006 R203 On 03-August-06 7.75 Call  Option on Bond Future 109782 106173 109782 106173 0.00
16/01/2006 R203 On 03-August-06 9.25 Call  Option on Bond Future 109782 106173 109782 106173 0.00
16/01/2006 R203 On 03-August-06 9.00 Call  Option on Bond Future 109782 106173 109782 106173 0.00
16/01/2006 R203 On 03-August-06 8.75 Call  Option on Bond Future 109782 106173 109782 106173 0.00
16/01/2006 R203 On 03-August-06 8.00 Call Option on Bond Future 109782 106173 109782 106173 0.00
16/01/2006 R203 On 03-August-06 8.25 Put  Option on Bond Future 1371 1618 1371 1618 0.00
16/01/2006 R203 On 03-August-06 7.75 Put  Option on Bond Future 1371 1618 1371 1618 0.00
16/01/2006 R203 On 03-August-06 9.25 Put  Option on Bond Future 1371 1618 1371 1618 0.00
16/01/2006 R203 On 03-August-06 9.00 Put  Option on Bond Future 1371 1618 1371 1618 0.00
16/01/2006 R203 On 03-August-06 8.75 Put  Option on Bond Future 1371 1618 1371 1618 0.00
16/01/2006 R203 On 03-August-06 8.00 Put  Option on Bond Future 1371 1618 1371 1618 0.00
16/01/2006 R204 On 02-February-06 Bond Future 7.2500 7.2970 107.2314 106.8445 0.00
16/01/2006 R204 On 04-May-06 Bond Future 7.2600 7.3040 109.1156 108.7169 0.00
16/01/2006 R204 On 03-August-06 Bond Future 7.2600 7.3100 107.0008 106.5906 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
16/01/2006 R207 On 02-February-06 Bond Future 7.2300 7.2700 100.6622 100.2801 0.00
16/01/2006 R207 On 04-May-06 Bond Future 7.2300 7.2760 102.4315 102.0451 0.00
16/01/2006 R207 On 03-August-06 Bond Future 7.2400 7.2820 100.5931 100.1942 0.00
17/01/2006 GOVI On 02-February-06 jGovi 238.1800 239.1370 238.1750 239.1370 506.00
17/01/2006 GOVI On 04-May-06 jGovi 242.3600 243.3390 242.3610 243.3390 220.00
17/01/2006 GOVI On 03-August-06 jGovi 246.6400 247.6200 246.6420 247.6200 0.00
17/01/2006 GOVI On 02-November-06 jGovi 250.9700 251.9280 250.9670 251.9280 0.00
17/01/2006 J152 On 28-February-06 jSwap 7.1500 7.1510 0.0000 0.0000 0.00
17/01/2006 J153 On 31-August-10 jSwap 7.2000 7.1320 0.0128 0.0157 0.00
17/01/2006 J157 On 15-September-15 jSwap 7.3800 7.3020 0.0084 0.0143 0.00
17/01/2006 J186 On 21-December-26 jSwap 7.0100 6.9260 0.0533 0.0624 0.00
17/01/2006 J194 On 28-February-08 jSwap 7.0700 7.0110 0.0100 0.0113 0.00
17/01/2006 J201 On 22-December-14 jSwap 7.3700 7.2870 0.0086 0.0141 0.00
17/01/2006 J203 On 15-September-17 jSwap 7.3400 7.2540 0.0134 0.0200 0.00
17/01/2006 J204 On 21-December-18 jSwap 7.3300 7.2470 0.0145 0.0212 0.00
17/01/2006 J207 On 15-January-20 jSwap 7.3000 7.2240 0.0607 0.0676 0.00
17/01/2006 JBAR On 16-March-05 jBar 7.0000 7.0000 0.0000 0.0000 0.00
17/01/2006 JFRA On 02-February-06 jFra 7.0300 7.0250 0.0172 0.0172 0.00
17/01/2006 JFRA On 01-February-07 jFra 7.0500 6.9960 0.0173 0.0171 500.00
17/01/2006 JFRA On 04-May-06 jFra 6.7700 6.7380 0.0166 0.0165 0.00
17/01/2006 JFRA On 03-May-07 jFra 7.1600 7.1030 0.0175 0.0174 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
17/01/2006 JFRA On 03-August-06 jFra 6.8100 6.7630 0.0167 0.0166 0.00
17/01/2006 JFRA On 02-August-07 jFra 7.2500 7.1770 0.0178 0.0176 0.00
17/01/2006 JFRA On 02-November-06 jFra 6.9000 6.8540 0.0169 0.0168 0.00
17/01/2006 JFRA On 01-November-07 jFra 7.3100 7.1880 0.0193 0.0189 0.00
17/01/2006 JNO2 On 02-February-06 jNote 7.0300 6.9780 0.1311 0.1301 0.00
17/01/2006 JNO5 On 02-February-06 jNote 7.3600 7.2860 0.3068 0.3043 0.00
17/01/2006 JN10 On 02-February-06 jNote 7.4700 7.3810 0.5250 0.5207 0.00
17/01/2006 JROD On 31-January-06 jRod 6.6700 6.6740 0.0032 0.0032 0.00
17/01/2006 JROD On 28-February-06 jRod 6.7400 6.7470 0.0029 0.0029 0.00
17/01/2006 JROD On 31-March-06 jRod 6.8600 6.8610 0.0026 0.0026 0.00
17/01/2006 JROD On 28-April-06 jRod 6.8500 6.8510 0.0054 0.0054 0.00
17/01/2006 JROD On 31-May-06 jRod 6.9100 6.9110 0.0052 0.0052 0.00
17/01/2006 JROD On 30-June-06 jRod 6.9700 6.9660 0.0049 0.0049 0.00
17/01/2006 JROD On 31-July-06 jRod 6.9200 6.9230 0.0077 0.0077 0.00
17/01/2006 JROD On 31-August-06 jRod 6.9600 6.9560 0.0075 0.0075 0.00
17/01/2006 R153 On 02-February-06 Bond Future 7.2100 7.1290 127.9132 128.2439 267.00
17/01/2006 R153 On 04-May-06 Bond Future 7.2100 7.1280 123.5759 123.9103 0.00
17/01/2006 R153 On 03-August-06 Bond Future 7.2100 7.1240 125.7591 126.0907 0.00
17/01/2006 R153 On 02-February-06 8.00 Call Option on Bond Future 6549 8999 6549 8999 0.00
17/01/2006 R153 On 02-February-06 8.00 Put  Option on Bond Future 2431 1573 2431 1573 0.00
17/01/2006 R153 On 04-May-06 7.00 Call Option on Bond Future 18649 20977 18649 20977 0.00
17/01/2006 R153 On 04-May-06 7.00 Put  Option on Bond Future 6732 5716 6732 5716 0.00
17/01/2006 R153 On 04-May-06 7.75 Call  Option on Bond Future 25869 28561 25869 28561 0.00
17/01/2006 R153 On 04-May-06 7.75 Put  Option on Bond Future 3832 3180 3832 3180 0.00
17/01/2006 R153 On 04-May-06 7.75 Call  Option on Bond Future 34059 37022 34059 37022 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
17/01/2006 R153 On 04-May-06 7.75 Put  Option on Bond Future 2011 1629 2011 1629 0.00
17/01/2006 R153 On 04-May-06 9.25 Call Option on Bond Future 42922 46063 42922 46063 0.00
17/01/2006 R153 On 04-May-06 9.00 Call Option on Bond Future 42922 46063 42922 46063 0.00
17/01/2006 R153 On 04-May-06 8.75 Call  Option on Bond Future 42922 46063 42922 46063 0.00
17/01/2006 R153 On 04-May-06 8.25 Call  Option on Bond Future 42922 46063 42922 46063 0.00
17/01/2006 R153 On 04-May-06 7.75 Call  Option on Bond Future 42922 46063 42922 46063 0.00
17/01/2006 R153 On 04-May-06 9.25 Put  Option on Bond Future 968 766 968 766 20.00
17/01/2006 R153 On 04-May-06 9.00 Put  Option on Bond Future 968 766 968 766 20.00
17/01/2006 R153 On 04-May-06 8.75 Put  Option on Bond Future 968 766 968 766 20.00
17/01/2006 R153 On 04-May-06 8.25 Put  Option on Bond Future 968 766 968 766 20.00
17/01/2006 R153 On 04-May-06 7.75 Put  Option on Bond Future 968 766 968 766 20.00
17/01/2006 R153 On 02-February-06 8.00 Call  Option on Bond Future 21393 24646 21393 24646 0.00
17/01/2006 R153 On 02-February-06 8.00 Put  Option on Bond Future 126 71 126 71 0.00
17/01/2006 R153 On 02-February-06 7.50 Call  Option on Bond Future 27650 30943 27650 30943 0.00
17/01/2006 R153 On 02-February-06 7.50 Put  Option on Bond Future 32 17 32 17 0.00
17/01/2006 R153 On 02-February-06 7.50 Call  Option on Bond Future 29746 33044 29746 33044 0.00
17/01/2006 R153 On 02-February-06 750 Put  Option on Bond Future 19 11 19 11 0.00
17/01/2006 R157 On 02-February-06 Bond Future 7.3800 7.2990 146.9219 147.6551 140.00
17/01/2006 R157 On 04-May-06 Bond Future 7.4000 7.3060 142.6816 143.4315 0.00
17/01/2006 R157 On 03-August-06 Bond Future 7.4000 7.3110 145.2013 145.9580 0.00
17/01/2006 R186 On 02-February-06 Bond Future 7.0500 6.9700 138.7628 139.8897 0.00
17/01/2006 R186 On 04-May-06 Bond Future 7.0500 6.9670 141.2014 142.3481 0.00
17/01/2006 R186 On 03-August-06 Bond Future 7.0500 6.9630 138.4043 139.5569 0.00
17/01/2006 R194 On 02-February-06 Bond Future 7.0500 6.9730 109.9814 110.1223 50.00
17/01/2006 R194 On 04-May-06 Bond Future 7.0300 6.9470 106.8494 106.9913 0.00
17/01/2006 R194 On 03-August-06 Bond Future 7.0000 6.9070 108.7354 108.8735 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
17/01/2006 R201 On 02-February-06 Bond Future 7.3700 7.2880 109.9806 110.5664 0.00
17/01/2006 R201 On 04-May-06 Bond Future 7.3900 7.2960 111.9167 112.5094 0.00
17/01/2006 R201 On 03-August-06 Bond Future 7.4000 7.3030 109.4767 110.0752 0.00
17/01/2006 R203 On 02-February-06 Bond Future 7.3500 7.2680 110.2126 110.9012 0.00
17/01/2006 R203 On 04-May-06 Bond Future 7.3600 7.2720 107.9781 108.6882 0.00
17/01/2006 R203 On 03-August-06 Bond Future 7.3700 7.2760 109.8865 110.5934 0.00
17/01/2006 R203 On 03-August-06 8.25 Call  Option on Bond Future 103061 109782 103061 109782 0.00
17/01/2006 R203 On 03-August-06 7.75 Call  Option on Bond Future 103061 109782 103061 109782 0.00
17/01/2006 R203 On 03-August-06 9.25 Call  Option on Bond Future 103061 109782 103061 109782 0.00
17/01/2006 R203 On 03-August-06 9.00 Call Option on Bond Future 103061 109782 103061 109782 0.00
17/01/2006 R203 On 03-August-06 8.75 Call  Option on Bond Future 103061 109782 103061 109782 0.00
17/01/2006 R203 On 03-August-06 8.00 Call Option on Bond Future 103061 109782 103061 109782 0.00
17/01/2006 R203 On 03-August-06 8.25 Put  Option on Bond Future 1718 1371 1718 1371 0.00
17/01/2006 R203 On 03-August-06 7.75 Put  Option on Bond Future 1718 1371 1718 1371 0.00
17/01/2006 R203 On 03-August-06 9.25 Put  Option on Bond Future 1718 1371 1718 1371 0.00
17/01/2006 R203 On 03-August-06 9.00 Put  Option on Bond Future 1718 1371 1718 1371 0.00
17/01/2006 R203 On 03-August-06 8.75 Put  Option on Bond Future 1718 1371 1718 1371 0.00
17/01/2006 R203 On 03-August-06 8.00 Put  Option on Bond Future 1718 1371 1718 1371 0.00
17/01/2006 R204 On 02-February-06 Bond Future 7.3300 7.2520 106.5363 107.2314 0.00
17/01/2006 R204 On 04-May-06 Bond Future 7.3400 7.2570 108.4128 109.1156 0.00
17/01/2006 R204 On 03-August-06 Bond Future 7.3500 7.2610 106.2906 107.0008 0.00
17/01/2006 R207 On 02-February-06 Bond Future 7.3000 7.2260 99.9862 100.6622 0.00
17/01/2006 R207 On 04-May-06 Bond Future 7.3100 7.2310 101.7459 102.4315 0.00
17/01/2006 R207 On 03-August-06 Bond Future 7.3200 7.2350 99.8985 100.5931 0.00
18/01/2006 GOVI On 02-February-06 jGovi 237.5100 238.1750 237.5100 238.1750 506.00
18/01/2006 GOVI On 04-May-06 jGovi 241.6800 242.3610 241.6830 242.3610 220.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
18/01/2006 GOVI On 03-August-06 jGovi 245.9600 246.6420 245.9620 246.6420 0.00
18/01/2006 GOVI On 02-November-06 jGovi 250.3000 250.9670 250.2980 250.9670 0.00
18/01/2006 J152 On 28-February-06 jSwap 7.1500 7.1510 0.0000 0.0000 0.00
18/01/2006 J153 On 31-August-10 jSwap 7.2500 7.2000 0.0108 0.0128 0.00
18/01/2006 J157 On 15-September-15 jSwap 7.4400 7.3830 0.0042 0.0084 0.00
18/01/2006 J186 On 21-December-26 jSwap 7.0600 7.0070 0.0471 0.0533 0.00
18/01/2006 J194 On 28-February-08 jSwap 7.1100 7.0690 0.0090 0.0100 0.00
18/01/2006 J201 On 22-December-14 jSwap 7.4300 7.3710 0.0047 0.0086 0.00
18/01/2006 J203 On 15-September-17 jSwap 7.3900 7.3350 0.0087 0.0134 0.00
18/01/2006 J204 On 21-December-18 jSwap 7.3900 7.3260 0.0096 0.0145 0.00
18/01/2006 J207 On 15-January-20 jSwap 7.3600 7.3010 0.0553 0.0607 0.00
18/01/2006 JBAR On 16-March-05 jBar 7.0000 7.0000 0.0000 0.0000 0.00
18/01/2006 JFRA On 02-February-06 jFra 7.0300 7.0270 0.0172 0.0172 0.00
18/01/2006 JFRA On 01-February-07 jFra 7.1300 7.0490 0.0175 0.0173 500.00
18/01/2006 JFRA On 04-May-06 jFra 6.8500 6.7710 0.0168 0.0166 0.00
18/01/2006 JFRA On 03-May-07 jFra 7.2600 7.1610 0.0178 0.0175 0.00
18/01/2006 JFRA On 03-August-06 jFra 6.8800 6.8110 0.0169 0.0167 0.00
18/01/2006 JFRA On 02-August-07 jFra 7.3200 7.2520 0.0179 0.0178 0.00
18/01/2006 JFRA On 02-November-06 jFra 6.9800 6.8990 0.0171 0.0169 0.00
18/01/2006 JFRA On 01-November-07 jFra 7.3300 7.3090 0.0193 0.0193 0.00
18/01/2006 JNO2 On 02-February-06 jNote 7.0900 7.0310 0.1321 0.1311 0.00
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Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest
Put Closing MTM Closing Price
18/01/2006 JNO5 On 02-February-06 jNote 7.4200 7.3560 0.3090 0.3068 0.00
18/01/2006 JN10 On 02-February-06 jNote 7.5400 7.4670 0.5285 0.5250 0.00
18/01/2006 JROD On 31-January-06 jRod 6.6700 6.6730 0.0032 0.0032 0.00
18/01/2006 JROD On 28-February-06 jRod 6.7400 6.7440 0.0029 0.0029 0.00
18/01/2006 JROD On 31-March-06 jRod 6.8500 6.8580 0.0026 0.0026 0.00
18/01/2006 JROD On 28-April-06 jRod 6.8500 6.8500 0.0054 0.0054 0.00
18/01/2006 JROD On 31-May-06 jRod 6.9100 6.9110 0.0052 0.0052 0.00
18/01/2006 JROD On 30-June-06 jRod 6.9700 6.9650 0.0048 0.0049 0.00
18/01/2006 JROD On 31-July-06 jRod 6.9300 6.9230 0.0077 0.0077 0.00
18/01/2006 JROD On 31-August-06 jRod 6.9600 6.9560 0.0074 0.0075 0.00
18/01/2006 R153 On 02-February-06 Bond Future 7.2600 7.2050 127.6962 127.9132 267.00
18/01/2006 R153 On 04-May-06 Bond Future 7.2600 7.2090 123.3577 123.5759 1.00
18/01/2006 R153 On 03-August-06 Bond Future 7.2700 7.2090 125.5414 125.7591 0.00
18/01/2006 R153 On 02-February-06 8.00 Call Option on Bond Future 5084 6549 5084 6549 0.00
18/01/2006 R153 On 02-February-06 8.00 Put  Option on Bond Future 3135 2431 3135 2431 0.00
18/01/2006 R153 On 04-May-06 7.00 Call Option on Bond Future 17183 18649 17183 18649 0.00
18/01/2006 R153 On 04-May-06 7.00 Put  Option on Bond Future 7448 6732 7448 6732 0.00
18/01/2006 R153 On 04-May-06 7.75 Call  Option on Bond Future 24153 25869 24153 25869 0.00
18/01/2006 R153 On 04-May-06 7.75 Put  Option on Bond Future 4298 3832 4298 3832 0.00
18/01/2006 R153 On 04-May-06 7.75 Call  Option on Bond Future 32155 34059 32155 34059 0.00
18/01/2006 R153 On 04-May-06 7.75 Put  Option on Bond Future 2288 2011 2288 2011 0.00
18/01/2006 R153 On 04-May-06 9.25 Call Option on Bond Future 40889 42922 40889 42922 0.00
18/01/2006 R153 On 04-May-06 9.00 Call Option on Bond Future 40889 42922 40889 42922 0.00
18/01/2006 R153 On 04-May-06 8.75 Call  Option on Bond Future 40889 42922 40889 42922 0.00
18/01/2006 R153 On 04-May-06 8.25 Call Option on Bond Future 40889 42922 40889 42922 0.00
18/01/2006 R153 On 04-May-06 7.75 Call  Option on Bond Future 40889 42922 40889 42922 0.00
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18/01/2006 R153 On 04-May-06 9.25 Put  Option on Bond Future 1117 968 1117 968 20.00
18/01/2006 R153 On 04-May-06 9.00 Put  Option on Bond Future 1117 968 1117 968 20.00
18/01/2006 R153 On 04-May-06 8.75 Put  Option on Bond Future 1117 968 117 968 20.00
18/01/2006 R153 On 04-May-06 8.25 Put  Option on Bond Future 1117 968 1117 968 20.00
18/01/2006 R153 On 04-May-06 7.75 Put  Option on Bond Future 1117 968 1117 968 20.00
18/01/2006 R153 On 02-February-06 8.00 Call  Option on Bond Future 19270 21393 19270 21393 0.00
18/01/2006 R153 On 02-February-06 8.00 Put  Option on Bond Future 173 126 173 126 0.00
18/01/2006 R153 On 02-February-06 7.50 Call  Option on Bond Future 25492 27650 25492 27650 0.00
18/01/2006 R153 On 02-February-06 7.50 Put  Option on Bond Future 43 32 43 32 0.00
18/01/2006 R153 On 02-February-06 7.50 Call  Option on Bond Future 27583 29746 27583 29746 0.00
18/01/2006 R153 On 02-February-06 7.50 Put  Option on Bond Future 26 19 26 19 0.00
18/01/2006 R157 On 02-February-06 Bond Future 7.4400 7.3840 146.4074 146.9219 140.00
18/01/2006 R157 On 04-May-06 Bond Future 7.4600 7.3950 142.1624 142.6816 0.00
18/01/2006 R157 On 03-August-06 Bond Future 7.4700 7.4030 144.6780 145.2013 0.00
18/01/2006 R186 On 02-February-06 Bond Future 7.1100 7.0510 138.0055 138.7628 0.00
18/01/2006 R186 On 04-May-06 Bond Future 7.1100 7.0500 140.4358 141.2014 0.00
18/01/2006 R186 On 03-August-06 Bond Future 7.1000 7.0470 137.6304 138.4043 0.00
18/01/2006 R194 On 02-February-06 Bond Future 7.1000 7.0450 109.8838 109.9814 50.00
18/01/2006 R194 On 04-May-06 Bond Future 7.0900 7.0290 106.7491 106.8494 0.00
18/01/2006 R194 On 03-August-06 Bond Future 7.0600 6.9990 108.6394 108.7354 0.00
18/01/2006 R201 On 02-February-06 Bond Future 7.4300 7.3740 109.5811 109.9806 0.00
18/01/2006 R201 On 04-May-06 Bond Future 7.4500 7.3850 111.5063 111.9167 0.00
18/01/2006 R201 On 03-August-06 Bond Future 7.4600 7.3950 109.0627 109.4767 0.00
18/01/2006 R203 On 02-February-06 Bond Future 7.4100 7.3530 109.7301 110.2126 0.00
18/01/2006 R203 On 04-May-06 Bond Future 7.4200 7.3610 107.4950 107.9781 0.00
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18/01/2006 R203 On 03-August-06 Bond Future 7.4300 7.3660 109.3953 109.8865 0.00
18/01/2006 R203 On 03-August-06 8.25 Call Option on Bond Future 98428 103061 98428 103061 0.00
18/01/2006 R203 On 03-August-06 7.75 Call  Option on Bond Future 98428 103061 98428 103061 0.00
18/01/2006 R203 On 03-August-06 9.25 Call Option on Bond Future 98428 103061 98428 103061 0.00
18/01/2006 R203 On 03-August-06 9.00 Call Option on Bond Future 98428 103061 98428 103061 0.00
18/01/2006 R203 On 03-August-06 8.75 Call  Option on Bond Future 98428 103061 98428 103061 0.00
18/01/2006 R203 On 03-August-06 8.00 Call Option on Bond Future 98428 103061 98428 103061 0.00
18/01/2006 R203 On 03-August-06 8.25 Put  Option on Bond Future 1998 1718 1998 1718 0.00
18/01/2006 R203 On 03-August-06 7.75 Put  Option on Bond Future 1998 1718 1998 1718 0.00
18/01/2006 R203 On 03-August-06 9.25 Put  Option on Bond Future 1998 1718 1998 1718 0.00
18/01/2006 R203 On 03-August-06 9.00 Put  Option on Bond Future 1998 1718 1998 1718 0.00
18/01/2006 R203 On 03-August-06 8.75 Put  Option on Bond Future 1998 1718 1998 1718 0.00
18/01/2006 R203 On 03-August-06 8.00 Put  Option on Bond Future 1998 1718 1998 1718 0.00
18/01/2006 R204 On 02-February-06 Bond Future 7.3900 7.3330 106.0339 106.5363 0.00
18/01/2006 R204 On 04-May-06 Bond Future 7.4000 7.3400 107.8918 108.4128 0.00
18/01/2006 R204 On 03-August-06 Bond Future 7.4100 7.3460 105.7683 106.2906 0.00
18/01/2006 R207 On 02-February-06 Bond Future 7.3600 7.3040 99.4704 99.9862 0.00
18/01/2006 R207 On 04-May-06 Bond Future 7.3700 7.3110 101.2274 101.7459 0.00
18/01/2006 R207 On 03-August-06 Bond Future 7.3800 7.3170 99.3776 99.8985 0.00
19/01/2006 GOVI On 02-February-06 jGovi 237.9400 237.5100 237.9370 237.5100 506.00
19/01/2006 GOVI On 04-May-06 jGovi 242.1400 241.6830 242.1410 241.6830 220.00
19/01/2006 GOVI On 03-August-06 jGovi 246.4900 245.9620 246.4900 245.9620 0.00
19/01/2006 GOVI On 02-November-06 jGovi 250.8900 250.2980 250.8930 250.2980 0.00
19/01/2006 GOVI On 01-February-07 jGovi 255.3000 0.0000 255.2990 0.0000 0.00
19/01/2006 J152 On 28-February-06 jSwap 7.1500 7.1510 0.0000 0.0000 0.00
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19/01/2006 J153 On 31-August-10 jSwap 7.2100 7.2460 0.0122 0.0108 0.00
19/01/2006 J157 On 15-September-15 jSwap 7.4100 7.4410 0.0067 0.0042 0.00
19/01/2006 J186 On 21-December-26 jSwap 7.0200 7.0620 0.0517 0.0471 0.00
19/01/2006 J194 On 28-February-08 jSwap 7.0900 7.1110 0.0095 0.0090 0.00
19/01/2006 J201 On 22-December-14 jSwap 7.4000 7.4300 0.0070 0.0047 0.00
19/01/2006 J203 On 15-September-17 jSwap 7.3600 7.3920 0.0114 0.0087 0.00
19/01/2006 J204 On 21-December-18 jSwap 7.3500 7.3850 0.0125 0.0096 0.00
19/01/2006 J207 On 15-January-20 jSwap 7.3300 7.3600 0.0585 0.0553 0.00
19/01/2006 JBAR On 16-March-05 jBar 7.0300 7.0000 0.0000 0.0000 0.00
19/01/2006 JFRA On 02-February-06 jFra 7.0700 7.0320 0.0173 0.0172 0.00
19/01/2006 JFRA On 01-February-07 jFra 7.0900 7.1290 0.0174 0.0175 500.00
19/01/2006 JFRA On 04-May-06 jFra 6.8600 6.8470 0.0168 0.0168 0.00
19/01/2006 JFRA On 03-May-07 jFra 7.2200 7.2600 0.0177 0.0178 0.00
19/01/2006 JFRA On 03-August-06 jFra 6.8800 6.8830 0.0169 0.0169 0.00
19/01/2006 JFRA On 02-August-07 jFra 7.2900 7.3240 0.0178 0.0179 0.00
19/01/2006 JFRA On 02-November-06 jFra 6.9600 6.9800 0.0170 0.0171 0.00
19/01/2006 JFRA On 01-November-07 jFra 7.3300 7.3270 0.0193 0.0193 0.00
19/01/2006 JNO2 On 02-February-06 jNote 7.0800 7.0940 0.1319 0.1321 0.00
19/01/2006 JNO2 On 04-May-06 jNote 7.1200 0.0000 0.1326 0.0000 0.00
19/01/2006 JNO2 On 03-August-06 jNote 7.2000 0.0000 0.1339 0.0000 0.00
19/01/2006 JNO2 On 02-November-06 jNote 7.2700 0.0000 0.1352 0.0000 0.00
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19/01/2006 JNO5 On 02-February-06 jNote 7.3800 7.4190 0.3074 0.3090 0.00
19/01/2006 JNO5 On 04-May-06 jNote 7.4100 0.0000 0.3087 0.0000 0.00
19/01/2006 JNO5 On 03-August-06 jNote 7.4600 0.0000 0.3102 0.0000 0.00
19/01/2006 JNO5 On 02-November-06 jNote 7.5100 0.0000 0.3118 0.0000 0.00
19/01/2006 JN10 On 02-February-06 jNote 7.5000 7.5390 0.5265 0.5285 0.00
19/01/2006 JN10 On 04-May-06 jNote 7.5100 0.0000 0.5269 0.0000 0.00
19/01/2006 JN10 On 03-August-06 jNote 7.5400 0.0000 0.5276 0.0000 0.00
19/01/2006 JN10 On 02-November-06 jNote 7.5600 0.0000 0.5282 0.0000 0.00
19/01/2006 JROD On 31-January-06 jRod 6.6700 6.6710 0.0031 0.0032 0.00
19/01/2006 JROD On 28-February-06 jRod 6.7400 6.7400 0.0029 0.0029 0.00
19/01/2006 JROD On 31-March-06 jRod 6.8600 6.8540 0.0026 0.0026 0.00
19/01/2006 JROD On 28-April-06 jRod 6.8600 6.8480 0.0053 0.0054 0.00
19/01/2006 JROD On 31-May-06 jRod 6.9300 6.9120 0.0051 0.0052 0.00
19/01/2006 JROD On 30-June-06 jRod 6.9900 6.9700 0.0048 0.0048 0.00
19/01/2006 JROD On 31-July-06 jRod 6.9400 6.9270 0.0076 0.0077 0.00
19/01/2006 JROD On 31-August-06 jRod 6.9700 6.9610 0.0074 0.0074 0.00
19/01/2006 R153 On 02-February-06 Bond Future 7.2200 7.2550 127.8524 127.6962 267.00
19/01/2006 R153 On 04-May-06 Bond Future 7.2200 7.2620 123.5265 123.3577 1.00
19/01/2006 R153 On 03-August-06 Bond Future 7.2100 7.2650 125.7475 125.5414 0.00
19/01/2006 R153 On 02-February-06 8.00 Call  Option on Bond Future 5904 5084 5904 5084 0.00
19/01/2006 R153 On 02-February-06 8.00 Put  Option on Bond Future 2394 3135 2394 3135 0.00
19/01/2006 R153 On 04-May-06 7.00 Call  Option on Bond Future 18221 17183 18221 17183 0.00
19/01/2006 R153 On 04-May-06 7.00 Put  Option on Bond Future 6799 7448 6799 7448 0.00
19/01/2006 R153 On 04-May-06 7.75 Call  Option on Bond Future 25402 24153 25402 24153 0.00
19/01/2006 R153 On 04-May-06 7.75 Put  Option on Bond Future 3859 4298 3859 4298 0.00
19/01/2006 R153 On 04-May-06 7.75 Call  Option on Bond Future 33571 32155 33571 32155 0.00
19/01/2006 R153 On 04-May-06 7.75 Put  Option on Bond Future 2017 2288 2017 2288 0.00
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19/01/2006 R153 On 04-May-06 9.25 Call Option on Bond Future 42425 40889 42425 40889 0.00
19/01/2006 R153 On 04-May-06 9.00 Call  Option on Bond Future 42425 40889 42425 40889 0.00
19/01/2006 R153 On 04-May-06 8.75 Call  Option on Bond Future 42425 40889 42425 40889 0.00
19/01/2006 R153 On 04-May-06 8.25 Call  Option on Bond Future 42425 40889 42425 40889 0.00
19/01/2006 R153 On 04-May-06 7.75 Call  Option on Bond Future 42425 40889 42425 40889 0.00
19/01/2006 R153 On 04-May-06 9.25 Put  Option on Bond Future 966 1117 966 1117 20.00
19/01/2006 R153 On 04-May-06 9.00 Put  Option on Bond Future 966 1117 966 1117 20.00
19/01/2006 R153 On 04-May-06 8.75 Put  Option on Bond Future 966 1117 966 1117 20.00
19/01/2006 R153 On 04-May-06 8.25 Put  Option on Bond Future 966 1117 966 1117 20.00
19/01/2006 R153 On 04-May-06 7.75 Put  Option on Bond Future 966 1117 966 1117 20.00
19/01/2006 R153 On 02-February-06 8.00 Call Option on Bond Future 20757 19270 20757 19270 0.00
19/01/2006 R153 On 02-February-06 8.00 Put  Option on Bond Future 98 173 98 173 0.00
19/01/2006 R153 On 02-February-06 7.50 Call Option on Bond Future 27032 25492 27032 25492 0.00
19/01/2006 R153 On 02-February-06 7.50 Put  Option on Bond Future 21 43 21 43 0.00
19/01/2006 R153 On 02-February-06 7.50 Call Option on Bond Future 29131 27583 29131 27583 0.00
19/01/2006 R153 On 02-February-06 7.50 Put  Option on Bond Future 12 26 12 26 0.00
19/01/2006 R153 On 01-February-07 Bond Future 7.2300 0.0000 123.5341 0.0000 0.00
19/01/2006 R153 On 02-November-06 Bond Future 7.2100 0.0000 121.4033 0.0000 0.00
19/01/2006 R153 On 02-November-06 7.25 Call Option on Bond Future 26995 0 26995 0 0.00
19/01/2006 R153 On 02-November-06 7.25 Put Option on Bond Future 16571 0 16571 0 0.00
19/01/2006 R153 On 02-November-06 7.25 Call  Option on Bond Future 32417 0 32417 0 0.00
19/01/2006 R153 On 02-November-06 7.25 Put Option on Bond Future 12975 0 12975 0 0.00
19/01/2006 R153 On 02-November-06 7.75 Call  Option on Bond Future 51567 0 51567 0 0.00
19/01/2006 R153 On 02-November-06 8.00 Call Option on Bond Future 51567 0 51567 0 0.00
19/01/2006 R153 On 02-November-06 7.75 Put Option on Bond Future 5592 0 5592 0 0.00
19/01/2006 R153 On 02-November-06 8.00 Put Option on Bond Future 5592 0 5592 0 0.00
19/01/2006 R157 On 02-February-06 Bond Future 7.4100 7.4440 146.7158 146.4074 140.00
19/01/2006 R157 On 04-May-06 Bond Future 7.4200 7.4570 142.4887 142.1624 0.00
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19/01/2006 R157 On 03-August-06 Bond Future 7.4200 7.4670 145.0457 144.6780 0.00
19/01/2006 R157 On 02-November-06 Bond Future 7.4300 0.0000 140.8146 0.0000 0.00
19/01/2006 R157 On 01-February-07 Bond Future 7.4500 0.0000 143.2890 0.0000 0.00
19/01/2006 R186 On 02-February-06 Bond Future 7.0700 7.1060 138.5557 138.0055 0.00
19/01/2006 R186 On 04-May-06 Bond Future 7.0600 7.1060 141.0094 140.4358 0.00
19/01/2006 R186 On 03-August-06 Bond Future 7.0600 7.1040 138.2545 137.6304 0.00
19/01/2006 R186 On 02-November-06 Bond Future 7.0500 0.0000 140.7136 0.0000 0.00
19/01/2006 R186 On 01-February-07 Bond Future 7.0500 0.0000 137.8832 0.0000 0.00
19/01/2006 R194 On 02-February-06 Bond Future 7.0700 7.0950 109.9346 109.8838 50.00
19/01/2006 R194 On 04-May-06 Bond Future 7.0500 7.0870 106.8131 106.7491 0.00
19/01/2006 R194 On 03-August-06 Bond Future 7.0000 7.0630 108.7309 108.6394 0.00
19/01/2006 R194 On 02-November-06 Bond Future 6.9600 0.0000 105.6049 0.0000 0.00
19/01/2006 R194 On 01-February-07 Bond Future 6.9400 0.0000 107.4582 0.0000 0.00
19/01/2006 R194 On 01-February-07 7.50 Call  Option on Bond Future 10406 0 10406 0 0.00
19/01/2006 R194 On 01-February-07 7.50 Put  Option on Bond Future 2142 0 2142 0 0.00
19/01/2006 R194 On 01-February-07 7.50 Call  Option on Bond Future 14412 0 14412 0 0.00
19/01/2006 R194 On 01-February-07 7.50 Put  Option on Bond Future 1077 0 1077 0 0.00
19/01/2006 R201 On 02-February-06 Bond Future 7.4000 7.4330 109.8179 109.5811 0.00
19/01/2006 R201 On 04-May-06 Bond Future 7.4100 7.4470 111.7643 111.5063 0.00
19/01/2006 R201 On 03-August-06 Bond Future 7.4100 7.4590 109.3536 109.0627 0.00
19/01/2006 R201 On 02-November-06 Bond Future 7.4200 0.0000 111.3067 0.0000 0.00
19/01/2006 R201 On 02-November-06 8.00 Call Option on Bond Future 80914 0 80914 0 0.00
19/01/2006 R201 On 02-November-06 8.00 Put Option on Bond Future 907 0 907 0 0.00
19/01/2006 R201 On 02-November-06 8.00 Call Option on Bond Future 94606 0 94606 0 0.00
19/01/2006 R201 On 02-November-06 8.00 Put Option on Bond Future 407 0 407 0 0.00
19/01/2006 R201 On 01-February-07 Bond Future 7.4400 0.0000 108.8447 0.0000 0.00
19/01/2006 R201 On 01-February-07 8.00 Call Option on Bond Future 9964 0 9964 0 0.00
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19/01/2006 R201 On 01-February-07 8.00 Put  Option on Bond Future 53262 0 53262 0 0.00
19/01/2006 R201 On 01-February-07 8.00 Call  Option on Bond Future 27592 0 27592 0 0.00
19/01/2006 R201 On 01-February-07 8.00 Put  Option on Bond Future 23595 0 23595 0 0.00
19/01/2006 R203 On 02-February-06 Bond Future 7.3800 7.4130 110.0112 109.7301 0.00
19/01/2006 R203 On 04-May-06 Bond Future 7.3800 7.4220 107.7956 107.4950 0.00
19/01/2006 R203 On 03-August-06 Bond Future 7.3900 7.4290 109.7303 109.3953 0.00
19/01/2006 R203 On 03-August-06 8.25 Call Option on Bond Future 101548 98428 101548 98428 0.00
19/01/2006 R203 On 03-August-06 7.75 Call  Option on Bond Future 101548 98428 101548 98428 0.00
19/01/2006 R203 On 03-August-06 9.25 Call  Option on Bond Future 101548 98428 101548 98428 0.00
19/01/2006 R203 On 03-August-06 9.00 Call  Option on Bond Future 101548 98428 101548 98428 0.00
19/01/2006 R203 On 03-August-06 8.75 Call  Option on Bond Future 101548 98428 101548 98428 0.00
19/01/2006 R203 On 03-August-06 8.00 Call  Option on Bond Future 101548 98428 101548 98428 0.00
19/01/2006 R203 On 03-August-06 8.25 Put  Option on Bond Future 1769 1998 1769 1998 0.00
19/01/2006 R203 On 03-August-06 7.75 Put  Option on Bond Future 1769 1998 1769 1998 0.00
19/01/2006 R203 On 03-August-06 9.25 Put  Option on Bond Future 1769 1998 1769 1998 0.00
19/01/2006 R203 On 03-August-06 9.00 Put  Option on Bond Future 1769 1998 1769 1998 0.00
19/01/2006 R203 On 03-August-06 8.75 Put  Option on Bond Future 1769 1998 1769 1998 0.00
19/01/2006 R203 On 03-August-06 8.00 Put  Option on Bond Future 1769 1998 1769 1998 0.00
19/01/2006 R203 On 02-November-06 Bond Future 7.3900 0.0000 107.5203 0.0000 0.00
19/01/2006 R203 On 01-February-07 Bond Future 7.4000 0.0000 109.4095 0.0000 0.00
19/01/2006 R204 On 02-February-06 Bond Future 7.3600 7.3920 106.3315 106.0339 0.00
19/01/2006 R204 On 04-May-06 Bond Future 7.3600 7.4020 108.2107 107.8918 0.00
19/01/2006 R204 On 03-August-06 Bond Future 7.3700 7.4090 106.1161 105.7683 0.00
19/01/2006 R204 On 02-November-06 Bond Future 7.3700 0.0000 108.0094 0.0000 0.00
19/01/2006 R204 On 02-November-06 8.00 Call Option on Bond Future 53286 0 53286 0 0.00
19/01/2006 R204 On 02-November-06 8.00 Put  Option on Bond Future 3431 0 3431 0 0.00
19/01/2006 R204 On 02-November-06 8.00 Call Option on Bond Future 70195 0 70195 0 0.00

Page 17 of 23 2006/01/20, 06:15:02PM



Date Contract Details Strike Call/ Product MTM Yield Previous Day's MTM Price Previous Day's Open Interest

Put Closing MTM Closing Price
19/01/2006 R204 On 02-November-06 8.00 Put  Option on Bond Future 1407 0 1407 0 0.00
19/01/2006 R204 On 01-February-07 Bond Future 7.3800 0.0000 105.8743 0.0000 0.00
19/01/2006 R207 On 02-February-06 Bond Future 7.3300 7.3640 99.7622 99.4704 0.00
19/01/2006 R207 On 04-May-06 Bond Future 7.3400 7.3720 101.5330 101.2274 0.00
19/01/2006 R207 On 03-August-06 Bond Future 7.3400 7.3790 99.7132 99.3776 0.00
19/01/2006 R207 On 02-November-06 Bond Future 7.3400 0.0000 101.4897 0.0000 0.00
19/01/2006 R207 On 01-February-07 Bond Future 7.3500 0.0000 99.6324 0.0000 0.00
20/01/2006 GOVI On 02-February-06 jGovi 238.1100 237.9370 238.1100 237.9370 506.00
20/01/2006 GOVI On 01-February-07 jGovi 255.4900 255.2990 255.4860 255.2990 0.00
20/01/2006 GOVI On 04-May-06 jGovi 242.3200 242.1410 242.3210 242.1410 220.00
20/01/2006 GOVI On 03-August-06 jGovi 246.6800 246.4900 246.6780 246.4900 0.00
20/01/2006 GOVI On 02-November-06 jGovi 251.0800 250.8930 251.0820 250.8930 0.00
20/01/2006 J152 On 28-February-06 jSwap 7.1500 7.1510 0.0000 0.0000 0.00
20/01/2006 J153 On 31-August-10 jSwap 7.2000 7.2130 0.0128 0.0122 0.00
20/01/2006 J157 On 15-September-15 jSwap 7.3900 7.4070 0.0077 0.0067 0.00
20/01/2006 J186 On 21-December-26 jSwap 7.0100 7.0210 0.0535 0.0517 0.00
20/01/2006 J194 On 28-February-08 jSwap 7.0800 7.0900 0.0097 0.0095 0.00
20/01/2006 J201 On 22-December-14 jSwap 7.3800 7.3950 0.0080 0.0070 0.00
20/01/2006 J203 On 15-September-17 jSwap 7.3400 7.3590 0.0126 0.0114 0.00
20/01/2006 J204 On 21-December-18 jSwap 7.3400 7.3500 0.0134 0.0125 0.00
20/01/2006 J207 On 15-January-20 jSwap 7.3200 7.3250 0.0592 0.0585 0.00
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20/01/2006 JBAR On 16-March-05 jBar 7.0400 7.0290 0.0000 0.0000 0.00
20/01/2006 JFRA On 02-February-06 jFra 7.0700 7.0670 0.0173 0.0173 0.00
20/01/2006 JFRA On 01-February-07 jFra 7.1100 7.0900 0.0174 0.0174 500.00
20/01/2006 JFRA On 04-May-06 jFra 6.8400 6.8550 0.0168 0.0168 0.00
20/01/2006 JFRA On 03-May-07 jFra 7.2200 7.2210 0.0177 0.0177 0.00
20/01/2006 JFRA On 03-August-06 jFra 6.8900 6.8770 0.0169 0.0169 0.00
20/01/2006 JFRA On 02-August-07 jFra 7.2900 7.2870 0.0179 0.0178 0.00
20/01/2006 JFRA On 02-November-06 jFra 6.9600 6.9550 0.0171 0.0170 0.00
20/01/2006 JFRA On 01-November-07 jFra 7.3500 7.3300 0.0193 0.0193 0.00
20/01/2006 JNO2 On 02-February-06 jNote 7.0900 7.0820 0.1320 0.1319 0.00
20/01/2006 JNO2 On 04-May-06 jNote 7.1200 7.1180 0.1326 0.1326 0.00
20/01/2006 JNO2 On 03-August-06 jNote 7.2000 7.1950 0.1339 0.1339 0.00
20/01/2006 JNO2 On 02-November-06 jNote 7.2000 7.2730 0.1339 0.1352 0.00
20/01/2006 JNO5 On 02-February-06 jNote 7.3700 7.3750 0.3072 0.3074 0.00
20/01/2006 JNO5 On 04-May-06 jNote 7.4100 7.4120 0.3084 0.3087 0.00
20/01/2006 JNO5 On 03-August-06 jNote 7.4600 7.4610 0.3101 0.3102 0.00
20/01/2006 JNO5 On 02-November-06 jNote 7.5000 7.5100 0.3114 0.3118 0.00
20/01/2006 JN10 On 02-February-06 jNote 7.4900 7.4990 0.5261 0.5265 0.00
20/01/2006 JN10 On 04-May-06 jNote 7.5100 7.5140 0.5266 0.5269 0.00
20/01/2006 JN10 On 03-August-06 jNote 7.5300 7.5360 0.5272 0.5276 0.00
20/01/2006 JN10 On 02-November-06 jNote 7.5500 7.5580 0.5278 0.5282 0.00
20/01/2006 JROD On 31-January-06 jRod 6.5200 6.6740 0.0032 0.0031 0.00
20/01/2006 JROD On 28-February-06 jRod 6.5800 6.7370 0.0029 0.0029 0.00
20/01/2006 JROD On 31-March-06 jRod 6.7200 6.8630 0.0026 0.0026 0.00
20/01/2006 JROD On 28-April-06 jRod 6.7900 6.8640 0.0053 0.0053 0.00
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20/01/2006 JROD On 31-May-06 jRod 6.8600 6.9320 0.0051 0.0051 0.00
20/01/2006 JROD On 30-June-06 jRod 6.9100 6.9880 0.0048 0.0048 0.00
20/01/2006 JROD On 31-July-06 jRod 6.8800 6.9360 0.0077 0.0076 0.00
20/01/2006 JROD On 31-August-06 jRod 6.9200 6.9690 0.0074 0.0074 0.00
20/01/2006 R153 On 02-February-06 Bond Future 7.2000 7.2190 127.9219 127.8524 267.00
20/01/2006 R153 On 01-February-07 Bond Future 7.2300 7.2290 123.5341 123.5341 0.00
20/01/2006 R153 On 04-May-06 Bond Future 7.2000 7.2210 123.6006 123.5265 1.00
20/01/2006 R153 On 03-August-06 Bond Future 7.1900 7.2120 125.8215 125.7475 0.00
20/01/2006 R153 On 02-November-06 Bond Future 7.1900 7.2140 121.4803 121.4033 0.00
20/01/2006 R153 On 02-November-06 7.75 Call  Option on Bond Future 50606 51567 50606 51567 0.00
20/01/2006 R153 On 02-November-06 8.00 Call Option on Bond Future 50606 51567 50606 51567 0.00
20/01/2006 R153 On 02-November-06 7.75 Put Option on Bond Future 3861 5592 3861 5592 0.00
20/01/2006 R153 On 02-November-06 8.00 Put Option on Bond Future 3861 5592 3861 5592 0.00
20/01/2006 R153 On 02-February-06 8.00 Call  Option on Bond Future 6230 5904 6230 5904 0.00
20/01/2006 R153 On 02-February-06 8.00 Put  Option on Bond Future 2025 2394 2025 2394 0.00
20/01/2006 R153 On 04-May-06 7.00 Call Option on Bond Future 18661 18221 18661 18221 0.00
20/01/2006 R153 On 04-May-06 7.00 Put  Option on Bond Future 6497 6799 6497 6799 0.00
20/01/2006 R153 On 04-May-06 7.75 Call  Option on Bond Future 25938 25402 25938 25402 0.00
20/01/2006 R153 On 04-May-06 7.75 Put  Option on Bond Future 3654 3859 3654 3859 0.00
20/01/2006 R153 On 04-May-06 7.75 Call  Option on Bond Future 34185 33571 34185 33571 0.00
20/01/2006 R153 On 04-May-06 7.75 Put  Option on Bond Future 1890 2017 1890 2017 0.00
20/01/2006 R153 On 04-May-06 9.25 Call Option on Bond Future 43095 42425 43095 42425 0.00
20/01/2006 R153 On 04-May-06 9.00 Call  Option on Bond Future 43095 42425 43095 42425 0.00
20/01/2006 R153 On 04-May-06 8.75 Call  Option on Bond Future 43095 42425 43095 42425 0.00
20/01/2006 R153 On 04-May-06 8.25 Call  Option on Bond Future 43095 42425 43095 42425 0.00
20/01/2006 R153 On 04-May-06 7.75 Call  Option on Bond Future 43095 42425 43095 42425 0.00
20/01/2006 R153 On 04-May-06 9.25 Put  Option on Bond Future 894 966 894 966 20.00
20/01/2006 R153 On 04-May-06 9.00 Put  Option on Bond Future 894 966 894 966 20.00
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20/01/2006 R153 On 04-May-06 8.75 Put  Option on Bond Future 894 966 894 966 20.00
20/01/2006 R153 On 04-May-06 8.25 Put  Option on Bond Future 894 966 894 966 20.00
20/01/2006 R153 On 04-May-06 7.75 Put  Option on Bond Future 894 966 894 966 20.00
20/01/2006 R153 On 02-February-06 8.00 Call  Option on Bond Future 21418 20757 21418 20757 0.00
20/01/2006 R153 On 02-February-06 8.00 Put  Option on Bond Future 64 98 64 98 0.00
20/01/2006 R153 On 02-February-06 7.50 Call  Option on Bond Future 27718 27032 27718 27032 0.00
20/01/2006 R153 On 02-February-06 7.50 Put  Option on Bond Future 12 21 12 21 0.00
20/01/2006 R153 On 02-February-06 7.50 Call  Option on Bond Future 29820 29131 29820 29131 0.00
20/01/2006 R153 On 02-February-06 7.50 Put  Option on Bond Future 7 12 7 12 0.00
20/01/2006 R153 On 02-November-06 7.25 Call  Option on Bond Future 24996 26995 24996 26995 0.00
20/01/2006 R153 On 02-November-06 7.25 Put  Option on Bond Future 13802 16571 13802 16571 0.00
20/01/2006 R153 On 02-November-06 7.25 Call  Option on Bond Future 30611 32417 30611 32417 0.00
20/01/2006 R153 On 02-November-06 7.25 Put  Option on Bond Future 10399 12975 10399 12975 0.00
20/01/2006 R157 On 02-February-06 Bond Future 7.3900 7.4080 146.8445 146.7158 140.00
20/01/2006 R157 On 01-February-07 Bond Future 7.4500 7.4480 143.2890 143.2890 0.00
20/01/2006 R157 On 04-May-06 Bond Future 7.4000 7.4180 142.6229 142.4887 0.00
20/01/2006 R157 On 03-August-06 Bond Future 7.4100 7.4220 145.1849 145.0457 0.00
20/01/2006 R157 On 02-November-06 Bond Future 7.4100 7.4310 140.9584 140.8146 0.00
20/01/2006 R186 On 02-February-06 Bond Future 7.0500 7.0660 138.7628 138.5557 0.00
20/01/2006 R186 On 01-February-07 Bond Future 7.0500 7.0530 137.8832 137.8832 0.00
20/01/2006 R186 On 04-May-06 Bond Future 7.0500 7.0640 141.2289 141.0094 0.00
20/01/2006 R186 On 03-August-06 Bond Future 7.0400 7.0580 138.4725 138.2545 0.00
20/01/2006 R186 On 02-November-06 Bond Future 7.0400 7.0540 140.9437 140.7136 0.00
20/01/2006 R194 On 02-February-06 Bond Future 7.0600 7.0690 109.9541 109.9346 50.00
20/01/2006 R194 On 01-February-07 Bond Future 6.9400 6.9430 107.4582 107.4582 0.00
20/01/2006 R194 On 04-May-06 Bond Future 7.0400 7.0500 106.8356 106.8131 0.00
20/01/2006 R194 On 03-August-06 Bond Future 6.9900 7.0020 108.7564 108.7309 0.00
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20/01/2006 R194 On 02-November-06 Bond Future 6.9400 6.9630 105.6302 105.6049 0.00
20/01/2006 R194 On 01-February-07 7.50 Call  Option on Bond Future 10400 10406 10400 10406 0.00
20/01/2006 R194 On 01-February-07 7.50 Put  Option on Bond Future 2136 2142 2136 2142 0.00
20/01/2006 R194 On 01-February-07 7.50 Call  Option on Bond Future 14408 14412 14408 14412 0.00
20/01/2006 R194 On 01-February-07 7.50 Put  Option on Bond Future 1073 1077 1073 1077 0.00
20/01/2006 R201 On 02-February-06 Bond Future 7.3800 7.3980 109.9196 109.8179 0.00
20/01/2006 R201 On 01-February-07 Bond Future 7.0800 7.4350 111.0489 108.8447 0.00
20/01/2006 R201 On 04-May-06 Bond Future 7.3900 7.4080 111.8703 111.7643 0.00
20/01/2006 R201 On 03-August-06 Bond Future 7.4000 7.4140 109.4637 109.3536 0.00
20/01/2006 R201 On 02-November-06 Bond Future 7.4000 7.4210 111.4205 111.3067 0.00
20/01/2006 R201 On 01-February-07 8.00 Call  Option on Bond Future 40891 273592 40891 27592 0.00
20/01/2006 R201 On 01-February-07 8.00 Put  Option on Bond Future 14851 23595 14851 23595 0.00
20/01/2006 R201 On 02-November-06 8.00 Call Option on Bond Future 87965 80914 87965 80914 0.00
20/01/2006 R201 On 02-November-06 8.00 Put  Option on Bond Future 6819 907 6819 907 0.00
20/01/2006 R201 On 02-November-06 8.00 Call  Option on Bond Future 100068 94606 100068 94606 0.00
20/01/2006 R201 On 02-November-06 8.00 Put  Option on Bond Future 4730 407 4730 407 0.00
20/01/2006 R201 On 01-February-07 8.00 Call Option on Bond Future 17089 9964 17089 9964 0.00
20/01/2006 R201 On 01-February-07 8.00 Put  Option on Bond Future 38343 53262 38343 53262 0.00
20/01/2006 R203 On 02-February-06 Bond Future 7.3600 7.3780 110.1401 110.0112 0.00
20/01/2006 R203 On 01-February-07 Bond Future 7.4000 7.4040 109.4397 109.4095 0.00
20/01/2006 R203 On 04-May-06 Bond Future 7.3700 7.3840 107.9225 107.7956 0.00
20/01/2006 R203 On 03-August-06 Bond Future 7.3700 7.3860 109.8631 109.7303 0.00
20/01/2006 R203 On 02-November-06 Bond Future 7.3800 7.3920 107.6509 107.5203 0.00
20/01/2006 R203 On 03-August-06 8.25 Call  Option on Bond Future 101795 101548 101795 101548 0.00
20/01/2006 R203 On 03-August-06 7.75 Call  Option on Bond Future 101795 101548 101795 101548 0.00
20/01/2006 R203 On 03-August-06 9.25 Call  Option on Bond Future 101795 101548 101795 101548 0.00
20/01/2006 R203 On 03-August-06 9.00 Call Option on Bond Future 101795 101548 101795 101548 0.00
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20/01/2006 R203 On 03-August-06 8.75 Call  Option on Bond Future 101795 101548 101795 101548 0.00
20/01/2006 R203 On 03-August-06 8.00 Call  Option on Bond Future 101795 101548 101795 101548 0.00
20/01/2006 R203 On 03-August-06 825 Put  Option on Bond Future 687 1769 687 1769 0.00
20/01/2006 R203 On 03-August-06 7.75 Put  Option on Bond Future 687 1769 687 1769 0.00
20/01/2006 R203 On 03-August-06 9.25 Put  Option on Bond Future 687 1769 687 1769 0.00
20/01/2006 R203 On 03-August-06 9.00 Put  Option on Bond Future 687 1769 687 1769 0.00
20/01/2006 R203 On 03-August-06 8.75 Put  Option on Bond Future 687 1769 687 1769 0.00
20/01/2006 R203 On 03-August-06 8.00 Put  Option on Bond Future 687 1769 687 1769 0.00
20/01/2006 R204 On 02-February-06 Bond Future 7.3500 7.3570 106.4168 106.3315 0.00
20/01/2006 R204 On 01-February-07 Bond Future 7.3700 7.3790 105.9631 105.8743 0.00
20/01/2006 R204 On 04-May-06 Bond Future 7.3500 7.3640 108.3033 108.2107 0.00
20/01/2006 R204 On 03-August-06 Bond Future 7.3600 7.3670 106.2158 106.1161 0.00
20/01/2006 R204 On 02-November-06 Bond Future 7.3600 7.3710 108.1077 108.0094 0.00
20/01/2006 R204 On 02-November-06 8.00 Call Option on Bond Future 61713 53286 61713 53286 0.00
20/01/2006 R204 On 02-November-06 8.00 Put  Option on Bond Future 10875 3431 10875 3431 0.00
20/01/2006 R204 On 02-November-06 8.00 Call  Option on Bond Future 76518 70195 76518 70195 0.00
20/01/2006 R204 On 02-November-06 8.00 Put  Option on Bond Future 6747 1407 6747 1407 0.00
20/01/2006 R207 On 02-February-06 Bond Future 7.3200 7.3300 99.8311 99.7622 0.00
20/01/2006 R207 On 01-February-07 Bond Future 7.4000 7.3470 99.1982 99.6324 0.00
20/01/2006 R207 On 04-May-06 Bond Future 7.3300 7.3360 101.6010 101.5330 0.00
20/01/2006 R207 On 03-August-06 Bond Future 7.3300 7.3390 99.7806 99.7132 0.00
20/01/2006 R207 On 02-November-06 Bond Future 7.3300 7.3410 101.5646 101.4897 0.00
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